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SINGLE STOCK FUTURES:
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All Futures Long(Shorf] Position : Contract

nagnsnNIsaynuaywus

Accumulated LongI:Shorﬂl

Long Short Mt 2Doys 1 Wesks 1 Months
Institution 03,566 102,527 8,961 32642 30048 BBE30
Foreign 156,744 162,433 5,689 337 1265 149,008
Retail 208,880 184230 14850 37,858 31314 60,178

SETS0 Futures Long(Shorf] Position : Contract

Accumulated Long[Shorf]

Llong Shert Met 2Days 1 Wesks 1 Monihs
Ingtitution 33,704 34,519 -1,225 5,494 5,066 -9,898
Foreign 107,275 97 816 9,455 5,882 7,060 1292241
Retail 82229 50,453 -8,234 -388 -84 -119323

Sing|e Stock Futures Long[Shorﬂl Pasition : Contract

Accumulated Long[Shorf]

Long Short Mat 2 Doys 1 Wasks 1 Months
Institution 38,578 50,785 211,207 74854 32885 49,473
Foreon 10,730 11,844 4114 70 204 41877
Retail 57.440 45119 12,321 24924 32681 37495

Metal Futures Long[Shorf] Position : Contract

Accumulated Long[Shorf]

Long Short Met 2 Doys 1 Wesks 1 Months
Institution 1,008 2085 1,056 564 3,803 662
Foreign 35,135 50,528 -15,392 14,470 -10,501 975
Retail 32,511 16,063 16,448 15,034 14,304 1637

Call Option LenalSher} Position : Contract

Accumulated Long(Short)

Long Short Mat 2Doys 1 Wesks 1 Months
Institution =31 305 275 661 135 405
Foreign 1,692 753 939 1,806 2433 11,830
Retail 3,261 4475 1,214 2557 2568 11425

Put Optien LongiShor) Position : Contract

Accumulated Long(Short)

Long Short Mat 2Doys 1 Wesks 1 Months
Institution 156 180 -24 -140 583 -452
Foreign 1,333 1,212 121 B54  BT9  -1042
Retail 4477 4574 o7 794 1582 2101
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SET50 OVERVIEW

NISS1BUIURBU PMI MANISWaniziou N.A.vodrangus:InAuNudluUs:ao
£10 ISU9INNNSS18IUAET CAIXIN PMI vadSuldiou n.A. A 49.2 mndiFiou
fiou 50.5 PMI glsUagin 42.7 fndnidiouniou 43.4 la:ansgacst PMI Ing
anUu ISM ogjA 46.4 NSUFDNIFOUNOUR 46.0 A:rTOUAIIABIASUINY
TanRgudiuollus:aofoguAveg IIiogwlsinulus:o-tntnasnulktnin
TURNss1avnuraus:naunisingiown:uansss ANISsIeuuduluast
S&P500 331 USBNriAlsuINNIMaINAIA 6.6% Vru:RGNFUSE UG
ADIUANAKAINISOONUINSNNISNSAUNTENAINAUIASNIWSIUINIINSIAD

doutuisndgdy BLOOMBERG CONSENSUS Anoutio

USGNARs1edULaUs:nounisidd 15 USGNAnIJudndou 42% MARKET

funsaulAu

CAP vou SET50 INDEX rinrinlsans 8.78 nijudnuunnindidsununannnin
FlUass DOWNSIDE slous:unnunis veuzAUs:IudUgSUTRnMILLANIS
Uszu nWi. Bumannmndne:usuiuneniDusdn 0.25% LA 2.25% dou
UszifunsidioslwiadnArye-ognaun 4 d.n. senisidonungndsou 2
NglRUvLIoRaoUVIAUATRA SET50 INDEX INJJMIUNSDU 960 — 975 90

DIRECTION TRADING: A1n SET50 INDEX JuliinddoonvidainiSuvin
Jodelkunsizoon DOWNSIDE 97n IusUn TRADING S50U23 Tunsou
955-970 9niia: LONG Nsouay

SPREAD TRADING: an1U: LONG SPREAD S50U23723 7 1.8 N JOQUU
vIANu 0.9 97 uzthfiosioidarimlsAANnNOuin 4.31 90

SET50 OPTION: liu:Linso LONG S50U23C950 A 19 M (SET50=960) 1t
mnnls 34 9n (SET50=975) lla: CUT LOSS 3 9 AR SET50 1Ny
SIDEWAY/SIDEWAY UP

nuosSu  nuoMu

SET50 960 975
S50U23 955 970

S50U23 (30 MIN CHART)

TECHNICAL COMMENT
S50U23 1IN3J SIDEWAY/SIDEWAY UP
MIUNSOU 955-970 M
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SETS0 Index Last 1r Hist. Volatiity 2Week Hist. Volatility
966.18 11.41 10.9197
Call Option
Premium Chg Break Intrinsic Time All-in-  Theory Volume Open Implied Delt Effective Time

Even Value Value Premium Price Interest  Volatility Gearing Decay
S50U23C975 14.40 270 =0894 0.00 14.40 240% 1473 1613 11602 12.62 0.42 27.89 2.4%

S$50U23C950 27.30 530 =977.3  16.18 11.12 1.15% 2717 409 5289 12.91 0.61 21.72 1.2%
S50U23C925 4520 720 =970.2 4118 402 0.42% 4442 101 3934 1357 078 16.60 0.4%
S$50U23C900 66.90 770 =9669  G66.18 072 0.07% 6551 45 2018 14.87 0.87 12.61 0.1%
S50U23C875 89.50 750 =9645 9118  #MNANA  -017% 8892 10 121 14.80 0.94 10.19 -0.2%

Put Option
. Break Intrinsic Time All-in-  Theory Open Implied Effective Time
Pr m Che Even Value Value Premium Price Volume Interest  Volatility Gearing Decay
S50U23P975 2610 -5.80 <9489 8.82 17.28 -1.79%  26.02 208 613 12.81 -0.58  -2134 -18%

S50U23P950 1350  -360 =9365 0.00 13.50 -3.07% 1354 712 1834 1274 -0.38 2711 -3.1%

S50U23P925 6.60 -1.90 =9184 0.00 6.60 -495%  5.39 1005 3433 1344 -0.22 0 -3152  -49%
S50U23P900 3.00 -1.20 =897 0.00 3.00 -7 16%  2.06 1494 5608 14.16 -011 0 -3535  -7.2%
S50U23P875 1.50 -0.60 =8735 0.00 1.50 -9.58%  0.56 354 G629 15.46 -0.06  -36.62  -9.6%

ALA: ENeNIUDTE Ua. 1158 Wad

NIWSouUN1sBaviy SET50 INDEX ﬂO'\UﬂUWUSHﬂ’]U:VOJUﬂa\]r]um’]\]lJS‘-'lnﬁ u
nsad@snu na: SET50 FUTURES
UNDERLYING Close  Cha FCha asumstoue
SETS0 66,15 .60 089 T3 . i i 140000
. i Stiock Foreign Net (lhs) e e TFEX Forsign Met (rhs) 120000
Symbol Seiile  Chg %Cha Vol Ol Ol Chg (19509 — P s oo
S50M23 958,42 0.0 0.0% 27 140 0 '\"'\J\ / 50000
550023 363.30 7.3 0.8 3 47 i (20.000) N\A /\ r 60000
550023 93,70 31 0.9 197877 557454 13,116 (30.000) Y . 40000
SE0z23 564,60 8.3 03 29 TR -LTES “\ A ) IV \ / 20000
S50Hz4 360.00 3.3 10 4330  1542¢ 133 e \/ vy \ ‘\/\/V 20000
SE0M2d S57.80 9.4 103 3.222 6005 -1073 (50,000) W -40000
-60000
SET50 Futures Lona(Sher} : andna Al Long(Shert] 60.000) \-’-‘\"\ 80000
Long Short Met 235u 2 ddani 1idau 82 8 § 8 § 8§ 8§ 8 2 8 1
T £ 5 5 & & £ 5 5 5 = 3
aniu 33,294 34,519 -1.225 -3.434  -15255  -9.838 = 5 £ £ 2 =2 32 35 5 5 2 2
. z N 3 @ o & s -+ el o g o o™
frapet] 07275 976816 9,459 9882 56030 129221 = # 0] =
satas 82223 90463 -8.23¢ -388  -40,775 -119,323
AUN: @89IUDVY Ua. 19188 wad NU": d189UdVe Ua. 19188 wad
AMN1STU SPREAD nu duinauaan ASPS MODEL SET50 ns:AuAn PER VY|
IhnLne Spread BSelna - B3eind
S50F23 $50G23 S50H23 $50/23 $50K23 S50M23 (i) uU.A. 66E 'Cl.FL 66E 1W.8. 66E w.n. 66E D.a. 66E n.&. 66E s.A. 66E
y i PER 155 888 902 908 915 922 942 963
U 30 U.A.66 U 27 nw.66 ru 30 0.A.66 U 27 IW.8.66 U 30 W.A.66 o 29 D.8.66 PER 16 917 931 938 945 952 973 994
S50F23 PER 165 945 960 967 974 981 1,003 1,025
S50623 333 PER 17 974 989 996 1004 1011 1033 1,056
S50H23 -5.93 -2.60 PER 175 1,003 1,018 1,026 1,033 1,041 1,064 1,087
$50J23 -9.70 -6.37 -3.37 PER18 1,031 1047 1055 1063 1071 1094 1118
S50K23 -9.81 -6.47 -3.06 031 PER185 1060 1076 1084 1092 1100 1,125 1,149
S50M23 -8.80 -5.45 -1.64 173 1.42 PER19 1088 1105 1113 1122 1130 1155 1180
*auudgudasaandoulamasswing w.e. - f.0. 66 wihdu 1.75%
AU @8JUDVY Ua. 19188 wad NU": d189UdVe Ua. 19168 wad
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SINGLE STOCK FUTURES
LONG BJCU23

[Gognuom 2H66 BJC 9:Urnlsanshiaulngvuri HoH ia: YoY Inoided
atluauusud 1) seavie 2H66 Une:levuliiws:anrdisonvuRgulu
NNSSAv 2)amsrnlsvusiu (UNSaU) DIUoIU9:auvund HoH iia: Yo Ing
HANY=WANAUINUNSIURFVUVEISSAIUSSINTUA AIUS:INNVOANAD l1as
Us:innns:Uad 3)Anisene TnsiawzAnlwiin Siusltivanadsioitio
SIAAUSIUIU INNIIND: Reversal 91NNsaua Sideway Up USIONUILOSU

NOISINIA HOHVY3IS3YH Ag

[su 35.00 uN wSeoulnyINgu Bullish Breakout aunndau 37.00 un

nagnsnisainu
lu=tin LONG BJCU23 uSIoru 35.00 uan 1darimls 37.00 uan ias CUT
LOSS 0.50 unaNNnu
Future Underlying
Settle _ Ol _
Future _ Basis Vol Ol leverage| Upside PER 66F
Price Change
BJCUZ23 34.99 -0.01 300 1368 300 9.28 20.00%  21.54

ALA: ENENNUDTE Ua. 10188 Wad

HISTORICAL PRICE TECHNICAL CHART
BJC C: 35.00 daily
YTD =mMTD —
| =
SETS0 e _ - j__,_—-—‘}:\’;h: m“h\"L / 1_\‘ ‘-(I 00
51% 1 A A I | AN
8k - L P 1 AN -
M“*htﬁ"v‘“‘ R A N ,”'-*'f}'wn i _ W
105% \'F—q‘]‘ /_____,-"J:l——’_—‘d-'ii
COMM e —
. 1.0% N
| alum_cslared_EMATES)
07% o L TR il WY I RS TR TR PYAoo ¥ ‘
BJC macdi(12, 26, 9)
F 07% J
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SINGLE STOCK FUTURES
LONG SCGPU23

waus:nounIsvad SCGP 9:Aogqavulugainindovedt muiAsugialani
neeaiusd duwalkroudiosnsidausminuavesnunsallnAusIng
Us=9auliuoltivipulavuegwseitio Tuveu:Aus:inAlneiia-nauus:inA
oBuudaugnusnalskanved SCGP 2:laUs:TustiannnsWusiovednA
nshioviReola:N1sIUIEEaesRIwLTU FAIR VALUE Innfu 56.00 Un
SIAMAUSIYIU SOU Technical Rebound &nyrynruduguanauko: Higher
Low Iritio EMA 10 U a:riouluiusiugodauniau 10nmunen 41.00 unn

nagnsnisainu

Iu=Unfio LONG SCGPU23 nuiadg 38.60 uin Jaquurils 57.75% 107
rinls 41.00 uAN 1= Lock rinls 30% A 39.60 uN

Future Underlying
Settle _ Ol ]
Future _ Basis Vol Ol leverage| Upside PER 66F
Price Change
SCGPU23 40.50 0.00 515 5505 515 | #NIA 28.40% 2409

ALA: ENeNNUDTE Ua. 10188 Wad

HISTORICAL PRICE

YTD =mMTD

SCGP C: 40.00

-3.9% Sy
SETS0 |"

TECHNICAL CHART

rsil(14,70,30, 1)

-28.9%
SCGP
87%

-

-35% -30% 5% -20% -15% -10% 5% 0% 5% 10% 15%

AL SNeNNUdFE Ua. 108 wad
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TRACKING PERFORMANCE
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AL ENeNNUDTE Ua. 1188 Wad

fudugu Aeufumandadnge lunssreuunuazanauninazied

TOP 20 MOST ACTIVE VOLUME

Ol Ol Change Leverage Resistance Support

1 BANPUUZ3 929 975 7,856 652,484 2,184 16.03 El=p) 9.20
2 IRPCU23 245 244 5,990 15,280 537 8.54 2.42 2.39
3 TiBU23 171 172 4,154 19,032 a2 171 167
4 TUUZ23 13.49 135 3,212 11,472 - 397 9.10 13.22 12.87
5 SPRCU23 853 875 3,034 1,685 483 8.69 8.42 8.31
6  SIRIUZ3 196 2 2,611 42,704 - 2,109 15.44 207 193
7 CPALLU23 63.45 635 1,769 12,710 - 77 1497 64.08 62.84
8 TRUEU23 7.21 7.25 1,616 23,868 1,494 12.42 7.20 694
o EAUZ3 621 62 1,551 15,315 - 927 15.81 59.99 60.40
10 GUNKULUZ3 3.48 3.46 1,545 112,390 1,502 19.36 3.45 3.40
11  KTBU23 20.39 205 1,534 19,142 - 1,404 19.63 20.63 2022
12 ITDU23 145 143 1,430 8,583 - 140 1217 1.45 1.44
13 KBANKU23 126.58 126 1,272 8,802 275 11.21 127.00 123.40
14 AOTUZ3 7151 715 1,248 3,650 821 11.10 72.23 71.49
15 COM7U23 28 28 1,240 5,816 - a9 4.94 2878 2797
16 GULFU23 49.4 48.75 1,230 10,838 994 272 50.44 49.40
17  KCEU23 432 43.25 1,144 2,389 115 8.55 41.47 39.56
18 WHAU23 491 496 1,125 10,898 967 9.28 5.00 4.85
19  BTSU23 791 8.1 1,077 8,094 23 7.88 7.81 7.70
20 CHGU23 287 29 1,016 9,913 1,009 1331 293 2.35

ALA: ENeNNUdFE Ua. 1018 wad
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GOLD FUTURES GOLD ONLINE FUTURES

Last Chg  %Chg Vol o] Ol Chg
GOU23 1,965 31 -1.55 21,508 34,717  -6223
G0Z23 1,999 29 -143 5551 16,130  -2647
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SIANNDIAINAIAENSTEOT 2 SURNNISALNULN anadsou 15.7 IKsuryd Un

IJoAudUYUNSN  1,943.42  INSUTYY  UISINAAUIINNISWIVUVOJONS MINI GOLD FUTURES

WaROUINUWUSUNSAKSY  lla:n1sSINuATvaIAIUADaansIngunuuana

Last Chg  FChg val o] OiChg
N — 41 & LHTRNE B a3 GF10Q23 32,030 130 0.41 3,683 8,426 -1948
ranou nuu DOLLAR INDEX USUVU 0.26% UniidoAududunsi 101.96 9n Gz 32w B 0% 8% 30 o9

GF10723 32,260 160 0.50 376 888 23

IngaUm KT AouRNMIUNNSSIEIURDIAVIASUINYEATYVaIanSY TRUAKUN ,
NU": d18unUdVe Ua. 19188 wad

TURMST WU ISURINADIAVINIUNIAIBNBUAIUT  FososnuouLvosu
F0annN1sINNIUSIWAUMKIUdUWNKE  13:N1SINUUDNNIAINBASIA:

8ns19UTUAUANS oUs:IDURANRENITEVONIWRS:o: FiolU HuNBIkR 9 $1PUAVEY GOLD FUTURES (NIGHT
SESSION) SETTLE fu 1981 22.00 u. lla:Usunru
msdovigifrvulUbodioan 19.30-22.30 U.

nagnsnisainu

$1AN2IAN GF10Q23 IToAUIUIUNSALNULN IWUTU 40 N UAR 32,030
un AUt 1,962 1KSUYY uNdns1ANNauAIRa1n SPOT  andnn
IndoulnousIony 1,948-1,950 MBIy ANSIAN GF10Q23 Jutiv=agiu
NsoU 31,700-32,100 UTN NMSUSUaIVoISIAINSANEIRWULT Un9=rnTi
s1ilonnd REBOIQXGUND s:u:4u mitheddeiu-tnseidn LONG
GF10Q23 USIoruluifiu 1,950 InSuryd KSo 31,820 un lnodidaninils
1,980 InSuryd 1o 32,310 UIN lIa=NruAYA CUT LOSS 100 unn9nnu
WioUadAuAIUIALIMINSIAMNSIANIAZOUTHOEAIINATA

GOLD SPOT
“. . ) le‘ll"m J ‘Il | 1980
'f" llmﬁ.w‘"’ s “ 'H‘ﬁ“‘“%{ ; ;"" s v
o “' [ W i A
,‘ [ Y P!
¥ II“,[H.WI\"'R. ‘Ii “'\u'%'
l\ 2} A “IWU
I ‘:"l‘ J W
{inl i, ‘i |
‘1‘ "‘|_r“w{

macdi(12, 26, 9)
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GOLD ONLINE FUTURES (GOU23)

NOISINIA HOHVY3IS3YH Ag

AANNISIAINOIAN aNBNUNISWNED MAIDus:e:a:au IWorn HIGHER LOW
Aeuvéiuvusionulualtiukan Us:iDu nsaunisindoulon $1970-2000

GOLD ONLINE: 1iu=Un TRADING GOU23 A $1970-$2000 lla: CUT LOSS $3

GOu23 BASIS s:91 GOU23-GOLD SPOT
GOUZ3 C: 1,985.00 daily (Gold Online Futures Sep-23) GOU23 daily
|-!I .l'l’l !‘H»"&i
4 " .
it TIIL.I *,I 'I ‘T'. .T"‘u‘l‘ FT; "l. "~y . |
I I Illl. 7;||7 fy— . Telmg, Omemint -
Iy ‘nllll-l .|-I I'Tlh!u = Gold Spot Price,RT IGXGL =3
(" T : [ Lote, N
L' Bty g e, L ORIV
S
‘macdi(12, 26, 9) rs1
AUN: 89UD8 Ua. 10188 WaH AN: @Nednudde ua. 19188 Wad
o w & o o
ﬂ']SIIUa\]Sqﬂ']nO\]ﬂ'ﬂHILJUU'In muomn'ﬂsvmr]uva\] MINI GOLD FUTURES
FX (un/ USD) unacnusesos
34.00 34.25 34.50 34.75 35.00 [Atesswlew 28.10 uwn/dnunet/dio)
1,800 29,090 29,304 29,518 29,732 29,946 minia . ls  Assmdle Als
1,830 29,575 29,792 30,010 30,227 30,445 future __ uldsuilae _ (newu) VAT () _ (nowu)qni
' ; : : : ' 32,420.00 250.0 2,500 1210} 2,250
1,860 30,060 30,281 30,502 30,723 30,944 32,370.00 200.0 2,000 (210} 1,780
1,890 30,545 30,769 30,994 31,218 31,443 32,320.00 1500 1,500 (210} 1,280
32,270.00 100.0 1,000 (210} 780
1,920 31,029 31,258 31,486 31,714 31,942 1222000 S0.0 c00 210) 200
1,950 31,514 31,746 31,978 32,209 32,441 32.170.00 0.0 : 210 210
1,080 31,999 32,234 32,470 32,705 32,940 32,120.00 -50.0 (500} (210} 710
2,010 32,484 32,723 32,962 33,201 33,439 32,070.00 -100.0 (1,000 210y (1.210)
32,020.00 1500 (1,500} (210} (1,710)
2,040 32,969 33211 33454 33,696 33,938 31.970.00 200.0 (2.000) 210) 2210)
31,820.00 350.0 (2,500} (210} (2,710)
AUN: ENe9UDe Ua. 10188 Wad AN: @Nednudde ua. 108 Wad
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